= O. In the present note the same results are established at a point of continuity.
The consistency of a sUitably weighted periodogram for estimating f(~) is established by Grenander I..lJ. In this note a weighted periodogram estimate similar to that of Grenander [1] (except that the weight function in this case is more restricted) is constructed which consistently estimates the spectral density at a point of continuity.
It appears that this extended result leads to a direct approach to the location of a single periodicity irrespective of the presence of others in the time series.
* This work was assisted in its final stages by the Office of Naval
Research through the contract for research in probability and statistics at Chapel Hill, North Carolina, Project NR 042031. Reproduction in whole or in part is permitted for any purpose of the United states Governm~nt. Let x(n) be a discrete, real, stationary, normal process. It is known (Karhunen [1] ) that the process can be decomposed into two mutually orthogonal stationary processes as x(n) =x 1 (n)+ x 2 (n) where xl(n) 1s a purely periodic process and x 2 (n) is a purely non-periodic process.
X(Ni] be a realization of size 2N + 1 from the process x(n). Let us consider the statistic proposed by Grenander [1] 
This is the usual periodosram based on observations. We have
The two stationary parts x 1 (n) and x 2 (n) have the spectral representations where zl("') and Z2(A) are orthogonal processes.
We shall have to use the following two lemmas in our further work. 
For any discrete, real, stationary, normal process with absolutely continuous spectrum, Grenander (iJ has shown that [
,., Sln -2
where f(X) is the spectral density.
Using lemmas (1) and (2),it is easily seen that for our proceases, i.e. for discrete, real, stationary, normal processes whose spectrum includes besides the absolutely continuous part, a step part with a finite number of saltuses, From the nature of the two parts xl(n) and x 2 (n) of the process x(n), their spectra al(~) and a2(~) are respectively a pure step function and an absolutely continuous bounded measure function.
Also it is evident that the spectrum cr(~) of the process X(N) is the sum of 01(~) and 02(h), the spectra of the two parts.
We sball now prove 
sin 2
where d0 2 (i) = f(.e)d£.
The first term on the right-hand side (R.H.S.) of (7) can be writ- We will now try to construct a weighted estimator which estimates consistently the spectral density at a point of continuity. -N Again following Grenander [1] we have
dO'(i\) = t(i\)di\ (20) where f(i\) is an even function being the spectral density of a real process. We have 
